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CucreMbl OJHOBPEMEHHBIX YPABHEHU I

Marnyc A.P., Kateies I1.K., [Tepecenkuit A.A. DxonomeTrpuka. HauanbHsiil kypc. ['aBa 9.

9.2. PaccmoTpum npobnemy HOCHTHOHIHPYEMOCTH KAXKJ0I0 H3 YpPABHEHM i
B coenyiomel Monenm:

F; + B12W, + 111@Q¢ + m3Fy_q =£14,
BaP + W, + fBaalN, + Y1225, + y2aWiy =eq,,
+ B3 Wy + N, + Ya2Sy + 2P + Y3aWi_1 = g1,

rae By, Wi, N, — manexc e, 3apruiata, NpodeoioaHenit BIHOC COUTBETCTEEH-
HO (3HOOreHHble NepeMenHse), a G u 5 — NPOH3IBOARTENLHOCTE TPYAR H
KONMH4ecTEO 3a6acTOBOK (3K30reHHble nepemennsle). Kak BuIrnsaiaT mopsj-
KOBOE H PAHTOBOE YCJIOBHSA, ECJIH M3BECTHO, 4TO:

a) 1 =0,
6) f21 =2 =0,
B] yaz =07

9.3, Onuuuure Npoueaypy OUEHHBAHKSA KAXKJOTO U3 ypaBHeHuit cieayiomedi

CHCTEMBI:
Y1t + Brayae © o+ M1+ ara = €4,
Yt + 9m + Ya3Tar = Ex,
Bagyae + ¥+ 4+ Yy33T3: = Eap.

9.4. PaccMarpHBaeTced cleIylOLIAR CHCTEMA yDaBHEHHH: '

W1t = T + Bioyar + Pravae + YuTie + 2T + ey
yar = Yoo+ Paryie + Y21 T1e i -+ Ea4,
Vit = 7o+ Ba1y1e + Fazyae + T + YaaTa + Exe-

W nentudHuMpyeMo NH KaMI0e U3 ypasHerni cacrembl? Yro nomyunr-
CA, BCAM MPHMEHRTH K NEPBOMY YPABHEHHIO [BYXUIATOBEIA METON HAHMEHb-
& o g
HIHX KBAApaTon? :



9.5, 3a0ana cHCTEMA D,E,Honpeménnm ypaBHeHHH [__t,rl., y-g,.yg.—__é}l_,[ll;ﬁ‘ﬁﬂl‘[b;l&.

NepeMeHHEIE ).
Y1t = Mo + Brayae + T11T1e i : + E1ty
Yot = Yoo + Baayae + YuTn + T3 + Eat,

Yse = By + Paayn + YaiZie + Y32Tae + V33T + €3¢,

a) Jinsa kamOoro W3 Tpex ypapHeHuit onpenesnTe, Hl:&'ITDJIHHIﬂTEH nH l[ﬂ-
PAAKOBBIE W DAHIOBBIE YCIIOBHA n,qenmtbnunpyemmm

6) IlosropuTe a) NpH AONOJTHHTEILHOM orpa_mw-:emm. qaz2 = 0.
B) TlopropuTe a) NpH AONOJIHHTENBHOM OPpaHHYeHHN: 32 = 1.

r) TlosTopuTe &) NpH NONONHHTEILHOM OTDAHHYEHHH: Y32 = Y33

3amaua 5.

PaccMoTpuM cucTeMy OIHOBPEMEHHEIX YPaBHEHMI

Yi=mYe+ 0uXi 4+ B Xo + Gz X5+ 51
Yo =92¥1 + B X1 + B Xo + Fz X3 + 2
Ieck Y; — 3IHOOTeHHEIE MEPEMEeHHEIE, a N — 3k3oreHHEle. U DOMOLILI0 VCIOBMIL
3 ¥; X C
paHra I NOpPAJKA MPOBEPETE MIEHTH(MUIIMPYEMOCTE CHCTEMEI
a) B ofmieM cryudae;
NP HATOHEHWH JOMOMHUTETLHEIY OFPAHMUYEHNI ~ — Y2 = [F23 = (L
§) ) 3 ]

3amaua 6.

PaccMoTpum cucTeMy oQHOBpeMEHHEIX YpaBHEHMIT

it = Y1 + Srayae + Fialar + Y11T1e + N2Tor + E1e
Y2t = Yoo + Ot + YT + £z
Yy = Yao + Snpne + Gaoys + YnTe + YaaTar + Em

a) Mpentunduunpyemo 1m Kaxaoe M3 ypaBHEHMIT CHCTEMEI?

6) K uemy npueenér npumeHeHHMe K NMEPEOMY YPABHEHMI) JBYXIIIATOBOTO METOIA
HAMMEHBIINX KBAIpaTor?

Kparkoe pemenue (b.lememen)



a}l Ycomoeue MopAOEa O TOM, HTO KOMHYECTED HE BETT HUEHHEIX B NpaEyH YacTh YPaBHEHHH
NepeMeHHBIX TOTAHHO BEITE HE MEHBIIIE YHCTIA BETHYEHHLIX AHOOTEHHBIX, BEIMTIOTHAECTCH
TOMBRO IMH BTOPOTO VPABHEHMA CHCTEMEBL Ocraérca MpOBEPHTE O BTOPOTO VPaBHEHMHA
YCIOBHE PAHTA, OHO TAKAE OKAHETCH BRITIOTHEHO.

6) K xECTKOI MyIbTHKOLIMHEAPHOCTH Ha BTOPOM IIIATe.
Ha nepeom mare 6yayT moCTpOeHE! perpecci:

Yoy = g + Ty + Gealay + Q3T

Ut = Og + 0Ty + 0aTgy + d3Ty

Ha rTopom 1mare cTpouM perpeccumo
Y1t = o1 + Pzl + Frala + YT + Yoz

OnHako iy, U ¥y, ABIFIOTCE TMHEHHBIMY KOMOMHAIIMAMM T;, Tos, Tay, 4 SHAUNT, B
perpeccui ETOPOro LIara cTk IMHEHO 3aBucHMBIe perpeccopsl [Toaromy MHEK-onenkn
MOMYUHTE HENlb3f.

Yupaxuenue 1. Ucnons3ys nanusie daiina klein.dta ¢ exxerogasiMu qanabiMu 3a 1920-1941,

OrneHuTe cucTeMy ypaBHEHUN
consump = [y + (3, wagepriv + (3o wagegovt + €
ragepriv = 3 + B4 consump + 35 govt + P capitall + €3

W
CcCOoOnsumip

vear

consumption

profits private profits

wagepriv private wage bill

invest investment

capitall lagged value of capital stock
totinc total income/s/demand
wagegowvt government wage bill

gowvt government spending
taxnetx indirect bus taxes + net export
wagetot total US wage bill

year calendar yvear - 1931

profits1 last year’'s private profits

totinc

last yvear's total income/demand

C nomomsto MHK, nyxmarooro MHK u TpexmaroBoro MHK. CpaBaute mnosrydeHHBIC
pE3yJIbTaTHI.

B nmakere STATA M0XHO UCHOJIB30BaTh KOMaHIIEI :
reg 3 (consumption wagepriv wagegovt) (wagepriv consump govt capitall), ols

est store ols



reg 3 (consumption wagepriv wagegovt) (wagepriv consump govt capitall), 2sls

est store tsls

reg 3 (consumption wagepriv wagegovt) (wagepriv consump govt capitall), 3sls

est store threesls

est tab ols tsls threesls, star(0.1 0.05 0.01)

Ynpaxnenue 2. Ucnons3ys ganusie ¢aina klein2.dta ¢ exerogasivu 1anabpiMu 3a 1920-1941,
Onenure cucteMy ypaBHEHHU:
c = PBo+ B1p + B2L.p + OB3w + €
i=p84+ Bsp+ BsL.p+ B7L.k+ €
wp = B8 + Boy + B1ol.y + B11yr + €3

y=c+i+g

P=Yy—t—%p

k=Lk+1 Short name Long name Variable definition

W =Wwg+wp ¢ consump Consumption
P profits Private industry profits
wp wagepriv  Private wage bill
wg wagegovt  Government wage bill
W wagetot Total wage bill
i invest Investment
k capital Capital stock
v totinc Total income/demand
g govt Government spending
t taxnetx Indirect bus. taxes + net exports
yr year Year— 1931

C nomompto MHK, asyxmarosoro MHK u tpexmarosoro MHK. CpaBHute mnosyueHHbIE
pe3yJbTaThl.

B makere STATA MOXHO HCIIOJIL30BaTh KOMAH/EI :

reg3 (cpL.pw)(ipL.pLk)(wpyL.yyr), end(w py) exog(t wg g) ols
est store ols

reg3(cpLpw)(@pL.pLk)(wpyL.yyr), end(wpy) exog(t wg g) 2sls
est store tsls

reg3 (cpL.pw)(ipL.pLk)(wpyL.yyr),end(wpy) exog(t wg g) 3sls
est store threesls



est tab ols tsls threesls, star(0.1 0.05 0.01)

Ympaxnenue 3. Ucnons3ys ganHsie (aitna auto.dta, comepxariero JaHHbIC 0 MalllMHAX,

make Make and Model
price Price

mpg Mileage (mpqg)
rep78 Repair Record 1978
headroom Headroom (in.)
trunk Trunk space (cu. ft.)
weight Weight (Ibs.)

length Length (in.)

turn Turn Circle (ft.)
displacement Displacement (cu. in.)
gear_ratio Gear Ratio

foreign Car type

OLICHUTE CUCTEMY BHEIIIHE HE CBSI3aHHBIX YPAaBHECHUIL:
1-e ypaBHeHHe: 3aBHCHMAs TIEpEMEHHas price, He3aBUCHMBIE rTepeMeHHbIe foreign weight length
2-e ypaBHEHHE: 3aBUCHUMasl IEpEMEHHAsl mpg, He3aBUCUMbIC TiepeMeHHbIe foreign weight

3-¢ ypaBHeHHe: 3aBucuMas nepeMmeHHas displacement, HezaBucUMBIE TNepeMeHHbIe foreign
weight

CpaBHUTE ¢ OIICHEHHBIMU TO-OTJEIBHOCTH ¢ Tomotsio MHK ypaBHeHUsIMU.

B makere STATA MOXXHO HCIOJIL30BaTh KOMAH/EI :

sur (price foreign weight length) (mpg foreign weight) (displacement foreign weight)
reg price foreign weight length

reg mpg foreign weight

reg displacement foreign weight



